
Interpolated Bonds

Instrument 

Name
ISIN Coupon Tenor Maturity Days YRS D. Vol (MM)

Last 

Yield
Traded Time

W. Ave 

Yld
PDSI-F PDSI-R1 PDSI-R2

FXTN 07-45 PIBD0713K457 7.1250 <1M 11/2/2013 9 0.02 2.7207 2.6758 2.6758

FXTN 05-67 PIBD0514A673 6.2500 3M 1/27/2014 95 0.26 0.2854 0.1000 0.1000

FXTN 10-34 PIBD1014C341 12.3750 5M 3/25/2014 152 0.42 0.4167 0.2500 0.2313

FXTN 10-35 PIBD1014G356 12.7500 9M 7/15/2014 264 0.72 0.5676 0.4061 0.3280

RTB 05-08 PIID0514I080 6.2500 11M 9/24/2014 335 0.92 34.000000 0.5000 3:05:41 PM 0.5000 0.6469 0.4845 0.3673

FXTN 07-46 PIBD0714J466 6.5000 11M 10/4/2014 345 0.94 0.6580 0.4956 0.3728

SPTB 10-03 SPTB1014J037 12.2500 1Y 10/14/2014 355 0.97 0.6940 0.5304 0.4077

FXTN 10-36 PIBD1015B367 12.3750 1.5Y 2/24/2015 488 1.34 1.3914 1.2037 1.1328

FXTN 05-68 PIBD0515E685 6.3750 2Y 5/13/2015 566 1.55 1.8004 1.5985 1.5580

FXTN 07-47 PIBD0715E477 8.3750 2Y 5/22/2015 575 1.57 1.8476 1.6441 1.6071

FXTN 04-20 PIBD0415G203 4.8750 2Y 7/21/2015 635 1.74 2.1623 1.9478 1.9342

RTB 05-09 PIID0515H097 5.8750 2Y 8/19/2015 664 1.82 0.320000 2.7500 3:21:59 PM 2.7500 2.3143 2.0946 2.0923

FXTN 10-37    * PIBD1015H370 11.8750 2Y 8/25/2015 670 1.83 2.3458 2.1250 2.1250

FXTN 05-69 PIBD0515K697 4.6250 2.5Y 11/25/2015 762 2.09 2.3744 2.1005 2.0845

FXTN 10-38 PIBD1015L384 10.1250 2.5Y 12/15/2015 782 2.14 2.3806 2.0951 2.0757

FXTN 10-39 PIBD1016A393 9.2500 2.5Y 1/12/2016 810 2.22 2.3893 2.0877 2.0634

FXTN 07-48 PIBD0716A488 7.0000 2.5Y 1/27/2016 825 2.26 1.400000 2.3750 11:26:15 AM 2.3750 2.3939 2.0837 2.0568

RTB 05-10 PIID0516C107 6.0000 2.5Y 3/3/2016 861 2.36 5.900000 2.0000 12:01:25 PM 2.0499 2.4051 2.0741 2.0409

FXTN 10-40 PIBD1016C407 7.5000 2.5Y 3/30/2016 888 2.43 2.4135 2.0669 2.0290

FXTN 03-20 PIBD0316D206 1.6250 3Y 4/25/2016 914 2.50 999.771000 1.8950 3:49:57 PM 1.9243 2.4216 2.0599 2.0176

FXTN 10-41 PIBD1016D416 7.0000 3Y 4/27/2016 916 2.51 2.4222 2.0594 2.0167

FXTN 10-42 PIBD1016I420 9.1250 3Y 9/4/2016 1046 2.86 2.4626 2.0247 1.9595

RTB 07-01     * PIID0716I018 7.0000 3Y 9/24/2016 1066 2.92 177.000000 2.1000 10:34:45 AM 2.1000 2.4688 2.0194 1.9507

FXTN 10-43 PIBD1016K436 6.2500 3.5Y 11/16/2016 1119 3.06 2.5673 2.1556 2.0578

FXTN 07-49 PIBD0717C493 7.0000 3.5Y 3/31/2017 1254 3.43 600.000000 2.2000 12:33:25 PM 2.2790 2.8181 2.5024 2.3306

FXTN 20-01 PIBD2017D011 14.3750 4Y 4/24/2017 1278 3.50 2.8627 2.5641 2.3791

FXTN 05-70 PIBD0517G705 4.6250 4Y 7/5/2017 1350 3.70 50.000000 2.6250 12:37:54 PM 2.6250 2.9965 2.7491 2.5246

RTB 07-02 PIID0717H026 6.6250 4Y 8/19/2017 1395 3.82 1.300000 2.7500 10:49:04 AM 2.7500 3.0801 2.8647 2.6155

FXTN 10-44    * PIBD1017H447 7.7500 4Y 8/23/2017 1399 3.83 10.000000 2.6000 10:18:04 AM 2.6000 3.0875 2.8750 2.6236

FXTN 07-50 PIBD0717J502 5.3750 4.5Y 10/28/2017 1465 4.01 3.1119 2.8395 2.6271

FXTN 05-71 PIBD0517K719 4.1250 4.5Y 11/8/2017 1476 4.04 3.1160 2.8336 2.6277

FXTN 10-45 PIBD1018A451 5.8750 4.5Y 1/31/2018 1560 4.27 201.900000 2.8750 11:25:40 AM 2.7289 3.1471 2.7884 2.6321

FXTN 05-72 PIBD0518E723 2.1250 5Y 5/23/2018 1672 4.58 1,500.500000 2.6000 4:06:44 PM 2.6394 3.1886 2.7282 2.6380

FXTN 07-51    * PIBD0718H511 5.0000 5Y 8/18/2018 1759 4.82 117.500000 2.6500 4:06:12 PM 2.6830 3.2208 2.6814 2.6426

FXTN 10-47 PIBD1018K478 8.8750 5.5Y 11/20/2018 1853 5.07 3.2530 2.7517 2.7177

FXTN 10-48 PIBD1019B485 7.8750 5.5Y 2/19/2019 1944 5.32 3.2842 2.8198 2.7905

FXTN 07-53 PIBD0719D531 5.0000 6Y 4/26/2019 2010 5.50 3.3068 2.8692 2.8432

FXTN 07-54 PIBD0719G547 4.7500 6Y 7/19/2019 2094 5.73 3.3356 2.9320 2.9103

FXTN 07-55 PIBD0719H555 4.7500 6Y 8/30/2019 2136 5.85 3.3500 2.9635 2.9439

FXTN 07-56 PIBD0719K560 3.8750 6.5Y 11/22/2019 2220 6.08 512.000000 2.9750 4:05:23 PM 2.9641 3.3788 3.0263 3.0110

FXTN 10-50 PIBD1020B508 7.7500 6.5Y 2/18/2020 2308 6.32 3.4089 3.0921 3.0814

RTB 10-01 PIID1020H015 7.2500 7Y 8/19/2020 2491 6.82 3.4716 3.2291 3.2276

FXTN 10-51    * PIBD1020I510 6.1250 7Y 9/16/2020 2519 6.90 7.000000 3.2000 12:19:47 PM 3.2000 3.4812 3.2500 3.2500

FXTN 10-52 PIBD1020L525 5.8750 7.5Y 12/16/2020 2610 7.15 1.000000 3.1250 11:13:07 AM 3.1250 3.5075 3.2629 3.2657
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RTB 10-02 PIID1021C027 7.3750 7.5Y 3/3/2021 2687 7.36 3.5297 3.2737 3.2791

FXTN 10-53 PIBD1021D531 6.5000 8Y 4/28/2021 2743 7.51 3.5459 3.2817 3.2887

RTB 10-03 PIID1021J039 5.7500 8Y 10/20/2021 2918 7.99 40.000000 3.5000 4:02:25 PM 3.5000 3.5965 3.3064 3.3190

FXTN 10-55 PIBD1021K551 5.7500 8.5Y 11/24/2021 2953 8.08 100.000000 3.3600 2:32:16 PM 3.3300 3.6066 3.3113 3.3251

FXTN 10-54 PIBD1022G545 6.3750 8.5Y 1/19/2022 3009 8.24 129.000000 3.4250 4:03:14 PM 3.4695 3.6228 3.3193 3.3348

FXTN 20-02 PIBD2022C021 15.0000 8.5Y 3/14/2022 3063 8.39 3.6384 3.3269 3.3441

FXTN 10-56 PIBD1022H562 4.8750 9Y 8/2/2022 3204 8.77 3.6791 3.3468 3.3685

FXTN 10-57 PIBD1022I570 4.7500 9Y 9/13/2022 3246 8.89 3.6913 3.3528 3.3757

FXTN 20-03 PIBD2022J033 12.7500 9Y 10/17/2022 3280 8.98 3.7011 3.3576 3.3816

FXTN 10-58 PIBD1022L585 4.0000 9.5Y 12/6/2022 3330 9.12 101.920000 3.4000 3:56:59 PM 3.4264 3.7155 3.3646 3.3903

FXTN 20-04 PIBD2023B048 13.0000 9.5Y 2/20/2023 3406 9.33 3.7375 3.3754 3.4034

FXTN 20-05 PIBD2023E054 11.8750 10Y 5/29/2023 3504 9.59 3.7658 3.3892 3.4204

RTB 10-04 PIID1023H046 3.2500 10Y 8/15/2023 3582 9.81 4,571.221000 3.4250 3:56:27 PM 3.4458 3.7884 3.4002 3.4339

FXTN 20-06    * PIBD2023J068 11.3750 10Y 10/23/2023 3651 10.00 3.8083 3.4100 3.4458

FXTN 20-07 PIBD2024F075 12.3750 11Y 6/3/2024 3875 10.61 3.8747 3.4808 3.5138

FXTN 20-08 PIBD2024H086 12.8750 11Y 8/5/2024 3938 10.78 3.8934 3.5007 3.5330

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4036 11.05 3.9224 3.5317 3.5627

FXTN 20-10 PIBD2025D103 12.1250 12Y 4/14/2025 4190 11.47 3.9681 3.5804 3.6095

FXTN 20-11 PIBD2025J116 12.1250 12Y 10/20/2025 4379 11.99 4.0241 3.6401 3.6669

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4419 12.10 4.0360 3.6527 3.6790

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4470 12.24 4.0511 3.6689 3.6945

RTB 15-01 PIID1526J019 6.2500 13Y 10/20/2026 4744 12.99 1.000000 4.5000 10:55:05 AM 4.5000 4.1323 3.7555 3.7777

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 4792 13.12 4.1465 3.7706 3.7923

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 4876 13.35 4.000000 4.2000 3:45:39 PM 4.2000 4.1714 3.7972 3.8178

FXTN 20-14 PIBD2027I140 8.6250 14Y 9/6/2027 5065 13.87 4.2274 3.8569 3.8752

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5520 15.11 4.3623 4.0007 4.0134

FXTN 20-16 PIBD2030E166 8.7500 17Y 5/27/2030 6059 16.59 4.5221 4.1711 4.1770

FXTN 25-02 PIBD2530G029 12.5000 17Y 7/28/2030 6121 16.76 4.5405 4.1907 4.1959

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6303 17.26 4.5944 4.2482 4.2511

FXTN 20-17 PIBD2031G171 8.0000 18Y 7/19/2031 6477 17.73 12,433.500000 4.3150 4:12:34 PM 4.3640 4.6460 4.3032 4.3040

FXTN 25-04 PIBD2531J042 9.3750 18Y 10/5/2031 6555 17.95 4.6691 4.3278 4.3276

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6675 18.28 4.7047 4.3658 4.3641

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6703 18.35 2,465.300000 4.4500 4:01:37 PM 4.5046 4.7130 4.3746 4.3726

FXTN 20-19 PIBD2032I195 5.7500 19Y 9/27/2032 6913 18.93 4.7752 4.4410 4.4364

FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6976 19.10 4.7939 4.4609 4.4555

FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 7088 19.41 2,239.449000 4.4500 3:54:21 PM 4.4895 4.8271 4.4963 4.4895

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7682 21.03 4.9146 4.5900 4.5808

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8011 21.93 4.9630 4.6419 4.6313

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8088 22.14 1,931.695000 4.8250 3:56:46 PM 4.8547 4.9744 4.6540 4.6431

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8376 22.93 162.300000 5.0000 3:55:52 PM 5.0000 5.0168 4.6995 4.6874

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8697 23.81 12.255000 5.2500 3:08:47 PM 5.1815 5.0640 4.7501 4.7367

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8766 24.00 7,237.842000 4.6750 4:13:11 PM 4.7123 5.0742 4.7610 4.7473
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